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US TIPS Report 1/14/2025

Issue Closing Level Total Return Breakevens UST
Issuer Coupon Mat. Date Bid Price Bid Yield MTD (%) QTD (%) YTD (%) Current 1d Chg 5d Chg 1m Chg 3m High 3m Low 3m Avg 1y High 1y Low 1y Avg Mat. Date

TIPS 0.250 15-Jan-25 99.931 -19.839 0.17 0.17 0.17 2380.7 557.5 2156.5 2311.1 2380.7 67.3 184.1 2380.7 -69.1 160.6 15-Feb-25

TIPS 2.375 15-Jan-25 99.923 -17.533 0.18 0.18 0.18 1674.9 258.4 1990.8 1831.3 1674.9 -435.1 -107.3 1674.9 -435.1 0.5 15-Feb-25

TIPS 0.125 15-Apr-25 99.648 1.107 0.27 0.27 0.27 313.6 3.9 44.8 153.4 313.6 124.7 178.1 313.6 45.5 173.5 30-Apr-25

TIPS 0.375 15-Jul-25 99.778 0.594 0.42 0.42 0.42 364.7 2.0 52.8 117.2 364.7 217.7 261.0 364.7 146.0 237.9 15-Aug-25

TIPS 0.125 15-Oct-25 99.175 1.083 0.39 0.39 0.39 318.0 6.3 35.2 55.6 318.0 220.3 258.2 318.0 160.3 238.9 31-Oct-25

TIPS 0.625 15-Jan-26 98.885 1.629 0.33 0.33 0.33 266.2 2.7 23.3 32.8 266.2 204.8 229.3 268.8 154.6 219.9 15-Nov-25

TIPS 2.000 15-Jan-26 100.267 1.636 0.37 0.37 0.37 223.2 3.6 36.6 39.5 223.2 148.0 177.6 233.5 91.8 169.1 15-Feb-26

TIPS 0.125 15-Apr-26 97.961 1.689 0.41 0.41 0.41 263.4 6.1 29.9 40.1 263.4 201.9 224.4 263.4 147.1 211.7 30-Apr-26

TIPS 0.125 15-Jul-26 98.023 1.398 0.42 0.42 0.42 291.9 6.2 22.8 30.7 291.9 239.3 259.4 291.9 190.1 244.8 15-May-26

TIPS 0.125 15-Oct-26 97.534 1.498 0.35 0.35 0.35 285.1 4.4 20.5 31.6 285.1 233.0 254.1 285.1 183.0 237.7 31-Oct-26

TIPS 2.375 15-Jan-27 101.175 1.717 0.36 0.36 0.36 225.0 2.2 17.5 27.9 225.0 181.4 199.0 229.1 136.4 190.6 15-Feb-27

TIPS 0.375 15-Jan-27 97.237 1.736 0.36 0.36 0.36 261.2 2.9 17.9 27.9 261.2 218.3 235.2 261.2 173.3 224.3 15-Nov-26

TIPS 0.125 15-Apr-27 96.191 1.825 0.38 0.38 0.38 255.7 4.5 20.1 29.4 255.7 213.5 229.4 255.7 170.8 218.9 30-Apr-27

TIPS 0.375 15-Jul-27 96.771 1.659 0.30 0.30 0.30 275.1 3.2 18.0 28.6 275.1 236.5 250.7 275.1 192.9 237.3 15-Aug-27

TIPS 1.625 15-Oct-27 99.641 1.727 0.30 0.30 0.30 269.3 2.5 17.1 25.7 269.3 231.1 246.3 269.3 190.0 234.7 30-Sep-27

TIPS 1.750 15-Jan-28 99.465 1.887 0.24 0.24 0.24 239.8 3.1 18.3 20.9 239.8 211.8 221.8 243.9 172.6 215.3 15-Nov-27

TIPS 0.500 15-Jan-28 95.839 1.900 0.25 0.25 0.25 257.8 2.1 17.0 26.7 257.8 225.0 235.7 257.8 184.0 225.4 15-Feb-28

TIPS 3.625 15-Apr-28 105.038 1.955 0.21 0.21 0.21 240.0 3.0 18.0 28.9 240.0 204.6 215.7 240.0 165.0 207.5 15-Aug-28

TIPS 1.250 15-Apr-28 97.610 1.989 0.22 0.22 0.22 249.1 2.2 16.5 21.6 249.1 218.0 229.6 249.1 180.5 221.9 31-Mar-28

TIPS 0.750 15-Jul-28 96.183 1.855 0.15 0.15 0.15 266.0 1.3 14.7 22.3 266.0 238.0 247.8 266.0 198.8 237.4 15-Aug-28

TIPS 2.375 15-Oct-28 101.618 1.908 0.13 0.13 0.13 262.5 0.7 14.5 21.2 262.5 232.9 244.1 262.5 195.8 234.6 30-Sep-28

TIPS 2.500 15-Jan-29 101.725 2.016 0.05 0.05 0.05 237.2 1.4 12.6 20.8 237.2 208.9 219.3 240.8 173.1 214.0 15-Feb-29

TIPS 0.875 15-Jan-29 95.519 2.023 0.03 0.03 0.03 251.0 0.9 13.3 19.4 251.0 227.4 235.4 251.0 192.6 228.9 15-Nov-28

TIPS 3.875 15-Apr-29 107.145 2.088 0.01 0.01 0.01 230.0 0.8 11.2 18.7 230.0 203.6 213.6 239.0 171.2 211.1 15-Feb-29

TIPS 2.125 15-Apr-29 100.084 2.094 -0.01 -0.01 -0.01 247.3 -0.1 12.3 20.0 247.4 220.8 230.2 247.4 187.7 220.6 30-Apr-29

TIPS 0.250 15-Jul-29 92.526 1.971 -0.12 -0.12 -0.12 257.9 -0.2 10.9 18.1 258.1 234.7 243.2 258.8 202.2 237.4 15-May-29

TIPS 1.625 15-Oct-29 98.183 2.017 -0.11 -0.11 -0.11 257.5 0.4 10.9 22.0 257.5 234.6 242.0 257.5 234.6 242.0 31-Oct-29

TIPS 0.125 15-Jan-30 90.656 2.081 -0.17 -0.17 -0.17 247.1 0.3 10.1 20.8 247.1 223.7 231.2 247.1 193.9 224.7 15-Nov-29

TIPS 0.125 15-Jul-30 89.946 2.041 -0.24 -0.24 -0.24 259.2 0.5 11.0 20.6 259.2 236.9 243.3 259.2 205.0 237.1 15-Aug-30

TIPS 0.125 15-Jan-31 88.549 2.150 -0.25 -0.25 -0.25 246.8 0.3 10.4 22.8 246.8 222.8 231.2 246.8 195.3 225.4 15-Feb-31

TIPS 0.125 15-Jul-31 87.763 2.133 -0.33 -0.33 -0.33 255.6 -0.9 8.4 20.4 256.5 233.9 241.7 256.5 204.3 235.1 15-Aug-31

TIPS 0.125 15-Jan-32 86.374 2.222 -0.38 -0.38 -0.38 248.1 -0.5 8.6 18.3 248.6 229.1 236.1 248.6 200.3 230.1 15-Feb-32

TIPS 3.375 15-Apr-32 107.526 2.197 -0.49 -0.49 -0.49 239.4 -1.1 9.7 17.8 240.5 214.3 225.9 240.5 181.5 213.6 15-Feb-31

TIPS 0.625 15-Jul-32 89.053 2.206 -0.38 -0.38 -0.38 251.5 -0.5 8.5 18.5 252.0 231.6 238.8 252.0 203.6 233.6 15-Aug-32

TIPS 1.125 15-Jan-33 91.473 2.287 -0.57 -0.57 -0.57 241.9 -0.1 7.6 17.9 242.0 222.8 229.8 244.6 195.8 226.4 15-Nov-32

TIPS 1.375 15-Jul-33 93.031 2.274 -0.54 -0.54 -0.54 248.1 0.1 8.3 19.6 248.1 227.3 234.8 248.6 202.2 231.2 15-May-33

TIPS 1.750 15-Jan-34 95.206 2.337 -0.65 -0.65 -0.65 243.7 -0.4 6.6 18.4 244.1 224.0 231.1 244.1 199.0 226.9 15-Feb-34

TIPS 1.875 15-Jul-34 96.183 2.319 -0.69 -0.69 -0.69 245.8 -0.4 6.6 18.6 246.2 226.1 233.2 246.2 202.2 224.4 15-May-34

TIPS 2.125 15-Feb-40 95.038 2.497 -1.33 -1.33 -1.33 248.4 -0.4 5.4 21.2 248.8 225.0 236.2 248.8 201.4 229.5 15-Feb-40

TIPS 2.125 15-Feb-41 95.038 2.477 -1.56 -1.56 -1.56 252.9 -0.5 5.7 23.5 253.4 227.5 238.8 253.4 205.1 233.6 15-Feb-41

TIPS 0.750 15-Feb-42 75.168 2.526 -1.74 -1.74 -1.74 252.2 -0.4 6.3 20.6 252.6 230.4 240.7 252.6 210.9 236.1 15-Feb-42

TIPS 0.625 15-Feb-43 71.702 2.568 -1.94 -1.94 -1.94 250.9 -0.5 4.9 17.0 251.4 232.3 242.5 251.7 214.3 238.5 15-Feb-43

TIPS 1.375 15-Feb-44 81.381 2.597 -1.95 -1.95 -1.95 248.9 -0.5 4.3 15.2 251.0 232.8 242.1 251.1 216.6 238.1 15-Feb-44

TIPS 0.750 15-Feb-45 70.824 2.607 -2.05 -2.05 -2.05 248.9 -0.1 3.9 14.2 251.0 233.7 242.4 251.0 216.9 238.7 15-Feb-45

TIPS 1.000 15-Feb-46 73.511 2.624 -2.14 -2.14 -2.14 247.7 -0.4 3.4 14.1 249.0 232.9 241.4 249.8 216.4 237.8 15-Feb-46

TIPS 0.875 15-Feb-47 70.526 2.622 -2.27 -2.27 -2.27 248.4 -0.5 3.2 13.6 249.4 234.0 242.4 250.0 216.3 238.1 15-Feb-47

TIPS 1.000 15-Feb-48 71.771 2.618 -2.28 -2.28 -2.28 249.3 -0.9 2.1 13.6 250.2 234.5 243.1 250.2 218.3 238.5 15-Feb-48

TIPS 1.000 15-Feb-49 70.885 2.619 -2.49 -2.49 -2.49 249.0 -0.6 2.1 14.0 250.3 233.9 243.0 250.3 218.5 238.5 15-Feb-49

TIPS 0.250 15-Feb-50 56.504 2.608 -2.90 -2.90 -2.90 248.5 -0.9 1.1 13.6 249.4 233.8 242.3 249.4 219.2 237.5 15-Feb-50

TIPS 0.125 15-Feb-51 53.259 2.589 -2.96 -2.96 -2.96 248.0 -0.8 0.3 13.0 249.3 233.4 241.9 249.3 219.4 237.2 15-Feb-51
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TIPS 0.125 15-Feb-52 52.359 2.566 -3.24 -3.24 -3.24 248.2 -0.9 0.2 14.0 249.9 232.9 242.0 249.9 217.4 236.0 15-Feb-52

TIPS 1.500 15-Feb-53 77.809 2.612 -2.74 -2.74 -2.74 240.9 -1.1 1.0 15.0 242.0 224.5 234.0 242.0 208.9 229.9 15-Feb-53

TIPS 2.125 15-Feb-54 90.031 2.609 -2.61 -2.61 -2.61 238.8 -1.1 1.7 16.0 239.9 221.6 230.8 239.9 206.1 225.8 15-Feb-54

US TIPS Total Return Performance vs. Nominal 1/14/2025

Tips Nominal WTD Total Return MTD Total Return QTD Total Return YTD Total Return

Coupon Mat.Date Coupon Mat.Date Tips Nominal Net Return Tips Nominal Net Return Tips Nominal Net Return Tips Nominal Net Return

0.250 15-Jan-25 2.000 15-Feb-25 0.03 0.04 -0.01 0.17 0.16 0.01 0.17 0.16 0.01 0.17 0.16 0.01

2.375 15-Jan-25 7.625 15-Feb-25 0.04 0.33 -0.29 0.18 0.48 -0.30 0.18 0.48 -0.30 0.18 0.48 -0.30

0.125 15-Apr-25 0.375 30-Apr-25 0.03 0.02 0.01 0.27 0.15 0.12 0.27 0.15 0.12 0.27 0.15 0.12

0.375 15-Jul-25 2.000 15-Aug-25 0.08 0.02 0.06 0.42 0.13 0.29 0.42 0.13 0.29 0.42 0.13 0.29

0.125 15-Oct-25 0.250 31-Oct-25 0.11 0.02 0.09 0.39 0.12 0.27 0.39 0.12 0.27 0.39 0.12 0.27

0.625 15-Jan-26 2.250 15-Nov-25 0.12 0.03 0.09 0.33 0.11 0.22 0.33 0.11 0.22 0.33 0.11 0.22

2.000 15-Jan-26 6.000 15-Feb-26 0.13 0.19 -0.06 0.37 0.12 0.25 0.37 0.12 0.25 0.37 0.12 0.25

0.125 15-Apr-26 0.750 30-Apr-26 0.17 0.04 0.13 0.41 0.03 0.38 0.41 0.03 0.38 0.41 0.03 0.38

0.125 15-Jul-26 1.625 15-May-26 0.22 0.05 0.17 0.42 0.05 0.37 0.42 0.05 0.37 0.42 0.05 0.37

0.125 15-Oct-26 1.125 31-Oct-26 0.19 0.08 0.11 0.35 -0.04 0.39 0.35 -0.04 0.39 0.35 -0.04 0.39

2.375 15-Jan-27 6.625 15-Feb-27 0.24 0.11 0.13 0.36 -0.06 0.42 0.36 -0.06 0.42 0.36 -0.06 0.42

0.375 15-Jan-27 2.000 15-Nov-26 0.20 0.09 0.11 0.36 -0.04 0.40 0.36 -0.04 0.40 0.36 -0.04 0.40

0.125 15-Apr-27 2.750 30-Apr-27 0.26 0.07 0.19 0.38 -0.14 0.52 0.38 -0.14 0.52 0.38 -0.14 0.52

0.375 15-Jul-27 2.250 15-Aug-27 0.23 0.08 0.15 0.30 -0.26 0.56 0.30 -0.26 0.56 0.30 -0.26 0.56

1.625 15-Oct-27 4.125 30-Sep-27 0.22 0.09 0.13 0.30 -0.24 0.54 0.30 -0.24 0.54 0.30 -0.24 0.54

1.750 15-Jan-28 6.125 15-Nov-27 0.23 0.13 0.10 0.24 -0.27 0.51 0.24 -0.27 0.51 0.24 -0.27 0.51

0.500 15-Jan-28 2.750 15-Feb-28 0.21 0.06 0.15 0.25 -0.37 0.62 0.25 -0.37 0.62 0.25 -0.37 0.62

3.625 15-Apr-28 5.500 15-Aug-28 0.26 0.09 0.17 0.21 -0.39 0.60 0.21 -0.39 0.60 0.21 -0.39 0.60

1.250 15-Apr-28 3.625 31-Mar-28 0.23 0.07 0.16 0.22 -0.38 0.60 0.22 -0.38 0.60 0.22 -0.38 0.60

0.750 15-Jul-28 2.875 15-Aug-28 0.25 0.04 0.21 0.15 -0.50 0.65 0.15 -0.50 0.65 0.15 -0.50 0.65

2.375 15-Oct-28 4.625 30-Sep-28 0.22 0.07 0.15 0.13 -0.49 0.62 0.13 -0.49 0.62 0.13 -0.49 0.62

2.500 15-Jan-29 5.250 15-Feb-29 0.23 0.03 0.20 0.05 -0.53 0.58 0.05 -0.53 0.58 0.05 -0.53 0.58

0.875 15-Jan-29 3.125 15-Nov-28 0.19 0.04 0.15 0.03 -0.53 0.56 0.03 -0.53 0.56 0.03 -0.53 0.56

3.875 15-Apr-29 5.250 15-Feb-29 0.25 0.03 0.22 0.01 -0.53 0.54 0.01 -0.53 0.54 0.01 -0.53 0.54

2.125 15-Apr-29 4.625 30-Apr-29 0.24 0.05 0.19 -0.01 -0.63 0.62 -0.01 -0.63 0.62 -0.01 -0.63 0.62

0.250 15-Jul-29 2.375 15-May-29 0.16 0.03 0.13 -0.12 -0.68 0.56 -0.12 -0.68 0.56 -0.12 -0.68 0.56

1.625 15-Oct-29 4.125 31-Oct-29 0.17 0.01 0.16 -0.11 -0.75 0.64 -0.11 -0.75 0.64 -0.11 -0.75 0.64

0.125 15-Jan-30 1.750 15-Nov-29 0.19 0.02 0.17 -0.17 -0.82 0.65 -0.17 -0.82 0.65 -0.17 -0.82 0.65

0.125 15-Jul-30 0.625 15-Aug-30 0.19 0.02 0.17 -0.24 -1.00 0.76 -0.24 -1.00 0.76 -0.24 -1.00 0.76

0.125 15-Jan-31 1.125 15-Feb-31 0.12 -0.02 0.14 -0.25 -1.09 0.84 -0.25 -1.09 0.84 -0.25 -1.09 0.84

0.125 15-Jul-31 1.250 15-Aug-31 0.07 0.01 0.06 -0.33 -1.13 0.80 -0.33 -1.13 0.80 -0.33 -1.13 0.80

0.125 15-Jan-32 1.875 15-Feb-32 0.09 0.02 0.07 -0.38 -1.19 0.81 -0.38 -1.19 0.81 -0.38 -1.19 0.81

3.375 15-Apr-32 5.375 15-Feb-31 0.06 0.04 0.02 -0.49 -0.81 0.32 -0.49 -0.81 0.32 -0.49 -0.81 0.32

0.625 15-Jul-32 2.750 15-Aug-32 0.12 0.01 0.11 -0.38 -1.24 0.86 -0.38 -1.24 0.86 -0.38 -1.24 0.86

1.125 15-Jan-33 4.125 15-Nov-32 0.09 -0.01 0.10 -0.57 -1.24 0.67 -0.57 -1.24 0.67 -0.57 -1.24 0.67

1.375 15-Jul-33 3.375 15-May-33 0.12 -0.03 0.15 -0.54 -1.34 0.80 -0.54 -1.34 0.80 -0.54 -1.34 0.80

1.750 15-Jan-34 4.000 15-Feb-34 0.01 -0.03 0.04 -0.65 -1.36 0.71 -0.65 -1.36 0.71 -0.65 -1.36 0.71

1.875 15-Jul-34 4.375 15-May-34 0.02 -0.08 0.10 -0.69 -1.42 0.73 -0.69 -1.42 0.73 -0.69 -1.42 0.73

2.125 15-Feb-40 4.625 15-Feb-40 -0.04 -0.15 0.11 -1.33 -2.13 0.80 -1.33 -2.13 0.80 -1.33 -2.13 0.80

2.125 15-Feb-41 4.750 15-Feb-41 -0.11 -0.22 0.11 -1.56 -2.31 0.75 -1.56 -2.31 0.75 -1.56 -2.31 0.75

0.750 15-Feb-42 3.125 15-Feb-42 -0.11 -0.36 0.25 -1.74 -2.56 0.82 -1.74 -2.56 0.82 -1.74 -2.56 0.82

0.625 15-Feb-43 3.125 15-Feb-43 -0.16 -0.38 0.22 -1.94 -2.42 0.48 -1.94 -2.42 0.48 -1.94 -2.42 0.48

1.375 15-Feb-44 3.625 15-Feb-44 -0.16 -0.28 0.12 -1.95 -2.37 0.42 -1.95 -2.37 0.42 -1.95 -2.37 0.42

0.750 15-Feb-45 2.500 15-Feb-45 -0.18 -0.40 0.22 -2.05 -2.58 0.53 -2.05 -2.58 0.53 -2.05 -2.58 0.53

1.000 15-Feb-46 2.500 15-Feb-46 -0.21 -0.32 0.11 -2.14 -2.53 0.39 -2.14 -2.53 0.39 -2.14 -2.53 0.39

0.875 15-Feb-47 3.000 15-Feb-47 -0.19 -0.27 0.08 -2.27 -2.45 0.18 -2.27 -2.45 0.18 -2.27 -2.45 0.18

1.000 15-Feb-48 3.000 15-Feb-48 -0.20 -0.23 0.03 -2.28 -2.39 0.11 -2.28 -2.39 0.11 -2.28 -2.39 0.11
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1.000 15-Feb-49 3.000 15-Feb-49 -0.27 -0.24 -0.03 -2.49 -2.43 -0.06 -2.49 -2.43 -0.06 -2.49 -2.43 -0.06

0.250 15-Feb-50 2.000 15-Feb-50 -0.28 -0.18 -0.10 -2.90 -2.80 -0.10 -2.90 -2.80 -0.10 -2.90 -2.80 -0.10

0.125 15-Feb-51 1.875 15-Feb-51 -0.15 -0.14 -0.01 -2.96 -2.85 -0.11 -2.96 -2.85 -0.11 -2.96 -2.85 -0.11

0.125 15-Feb-52 2.250 15-Feb-52 -0.25 -0.11 -0.14 -3.24 -2.82 -0.42 -3.24 -2.82 -0.42 -3.24 -2.82 -0.42

1.500 15-Feb-53 3.625 15-Feb-53 -0.28 -0.16 -0.12 -2.74 -2.60 -0.14 -2.74 -2.60 -0.14 -2.74 -2.60 -0.14

2.125 15-Feb-54 4.250 15-Feb-54 -0.27 -0.17 -0.10 -2.61 -2.82 0.21 -2.61 -2.82 0.21 -2.61 -2.82 0.21
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